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Certificateholder Monthly Distribution Summary

 
 

 Class 

A-1
A-2A
A-2B
A-3
AR
P
C

 
 

   Cusip   

23245GAA9
23245GAB7
23245GAC5
23245GAD3
23245GAQ4
23245GAP6
23245GAN1

 
Class

Description

Senior
Senior
Senior
Senior

Residual
Prepay Penalties

Residual

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Fix-Act/360
Var-Act/360

 
   Beginning   

Balance

214,596,000.00
177,849,000.00

19,761,000.00
100,749,000.00

100.00
100.00

550,381,383.97

Pass
    Through    

Rate (%)

5.395000
5.480000
5.560000
5.570000
0.000000
0.000000

11.107063

 
Principal

Distribution

922,259.15
0.00
0.00
0.00

100.00
0.00
0.00

 
Interest

Distribution

385,915.14
324,870.84

36,623.72
187,057.31

0.00
0.00

2,037,706.90

 
Total

Distribution

1,308,174.29
324,870.84

36,623.72
187,057.31

100.00
0.00

2,037,706.90

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

213,673,740.85
177,849,000.00

19,761,000.00
100,749,000.00

0.00
100.00

549,458,410.54

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8

23245GAE1
23245GAF8
23245GAG6
23245GAH4
23245GAJ0
23245GAK7
23245GAL5
23245GAM3

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

5.620000
5.640000
5.660000
5.720000
5.770000
5.820000
6.570000
6.770000

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

13,918.87
12,934.40

8,306.99
6,295.81
5,293.01
5,872.38
6,629.13
6,210.35

13,918.87
12,934.40

8,306.99
6,295.81
5,293.01
5,872.38
6,629.13
6,210.35

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 546,528,200.00 922,359.15 3,037,634.85 3,959,994.00 0.00 545,605,840.85 0.00
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Principal Distribution Detail

 
 

 Class 

A-1
A-2A
A-2B
A-3
AR
P
C

 
 

Cusip

23245GAA9
23245GAB7
23245GAC5
23245GAD3
23245GAQ4
23245GAP6
23245GAN1

Original
Certificate
Balance

214,596,000.00
177,849,000.00

19,761,000.00
100,749,000.00

100.00
100.00

550,381,383.97

Beginning
Certificate
Balance

214,596,000.00
177,849,000.00

19,761,000.00
100,749,000.00

100.00
100.00

550,381,383.97

Scheduled
Principal

Distribution

922,259.15
0.00
0.00
0.00

100.00
0.00
0.00

 
Accretion
Principal

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

922,259.15
0.00
0.00
0.00

100.00
0.00
0.00

 
Deferred
Interest

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

213,673,740.85
177,849,000.00

19,761,000.00
100,749,000.00

0.00
100.00

549,458,410.54

Ending
Certificate

Factor

0.99570234698
1.00000000000
1.00000000000
1.00000000000
0.00000000000
1.00000000000
0.99832302934

M1
M2
M3
M4
M5
M6
M7
M8

23245GAE1
23245GAF8
23245GAG6
23245GAH4
23245GAJ0
23245GAK7
23245GAL5
23245GAM3

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000

Totals 546,528,200.00 546,528,200.00 922,359.15 0.00 0.00 922,359.15 0.00 0.00 545,605,840.85
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Interest Distribution Detail

 
 

 Class 

A-1
A-2A
A-2B
A-3
AR
P
C

Beginning
Certificate
Balance

214,596,000.00
177,849,000.00

19,761,000.00
100,749,000.00

100.00
100.00

550,381,383.97

Pass
    Through    

Rate (%)

5.395000
5.480000
5.560000
5.570000
0.000000
0.000000

11.107063

  
Effective 

Coupon (%)

5.395000
5.480000
5.560000
5.570000
0.000000
0.000000

11.107063

 
Current
Interest

385,915.14
324,870.84

36,623.72
187,057.31

0.00
0.00

2,037,706.90

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

385,915.14
324,870.84

36,623.72
187,057.31

0.00
0.00

2,037,706.90

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

385,915.14
324,870.84

36,623.72
187,057.31

0.00
0.00

2,037,706.90

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

5.620000
5.640000
5.660000
5.720000
5.770000
5.820000
6.570000
6.770000

5.620000
5.640000
5.660000
5.720000
5.770000
5.820000
6.570000
6.770000

13,918.87
12,934.40

8,306.99
6,295.81
5,293.01
5,872.38
6,629.13
6,210.35

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

13,918.87
12,934.40

8,306.99
6,295.81
5,293.01
5,872.38
6,629.13
6,210.35

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

13,918.87
12,934.40

8,306.99
6,295.81
5,293.01
5,872.38
6,629.13
6,210.35

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 546,528,200.00 3,037,634.85 0.00 3,037,634.85 0.00 0.00 3,037,634.85 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A-1
A-2A
A-2B
A-3
AR
P
C

 
 

Cusip

23245GAA9
23245GAB7
23245GAC5
23245GAD3
23245GAQ4
23245GAP6
23245GAN1

Original
Certificate
Balance

214,596,000.00
177,849,000.00

19,761,000.00
100,749,000.00

100.00
100.00

550,381,383.97

Beginning
Certificate
Balance

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

 
Principal

Distribution

4.297653021
0.000000000
0.000000000
0.000000000

1,000.000000000
0.000000000
0.000000000

 
Interest

Distribution

1.798333333
1.826666667
1.853333333
1.856666667
0.000000000
0.000000000
3.702354326

Ending
Certificate
Balance

995.702346979
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
1,000.000000000

998.323029345

Pass
    Through    

Rate (%)

5.395000
5.480000
5.560000
5.570000
0.000000
0.000000

11.107063

M1
M2
M3
M4
M5
M6
M7
M8

23245GAE1
23245GAF8
23245GAG6
23245GAH4
23245GAJ0
23245GAK7
23245GAL5
23245GAM3

7,430,000.00
6,880,000.00
4,403,000.00
3,302,000.00
2,752,000.00
3,027,000.00
3,027,000.00
2,752,000.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

1.873333333
1.880000000
1.886666667
1.906666667
1.923333333
1.940000000
2.190000000
2.256666667

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

5.620000
5.640000
5.660000
5.720000
5.770000
5.820000
6.570000
6.770000

Totals 546,528,200.00 1,000.000000000 1.687669822 5.558056931 998.312330178
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

11/27/06
10/01/06
10/31/06
11/22/06
11/13/06
10/01/06
11/01/06

30

11/15/06
11/27/06

12

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,737
550,381,383.97

6.93809%
6.62163%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,737
3

1,734

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

550,381,383.97
15,201.84

907,771.59
0.00

549,458,410.54

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.93809%
6.62163%
6.93788%
6.62152%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

360
360
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Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Mortgage Insurance Premium (PMI)
Total Net Loan Fees

139,699.79
137,521.67

4,127.86
1,312.91

142,962.44

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

0.00
0.00
0.00
0.00
0.00

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

814,921.06
0.00

2,178.12
2,178.12

-0.00
0.00

1.96142%
0.16494%
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Delinquency Information

 Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Forceclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 REO Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%
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 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 
Totals for Foreclosure

Bankruptcy, REO

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

 Totals for Foreclosure,REO
Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy & REO Trigger Event Test

Current Month
1 Month Prior
2 Months Prior

0.00
0.00
0.00

Three-month Rolling Delinquency Rate
Specified Delinquency Rate Trigger

0.00000%
100.00000%

Delinquency Trigger Event NO

Delinquency Trigger Event applicable only on or after the Step-Down Date
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Realized Loss Detail

Realized Losses

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries

0.00
0.00
0.00
0.00
0.00

Loss Test

Cumulative Loss Percentage
Specified Cumulative Loss Percentage
Cumulative Loss Trigger NO

0.00000%
100.00000%

Cumulative Loss Trigger Event applicable only on or after the Step-Down Date

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest Collected
Plus: Compensating Interest
Less: Servicing Fees
Less: Mortgage Insurance Premium (PMI)
Total Interest Remittance Amount

3,179,983.01
2,178.12

139,699.79
1,312.91

3,041,148.43

Principal Remittance Amount

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Supplemental Loan Shortfall
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

15,201.84
92,850.53

814,921.06
0.00
0.00
0.00
0.00
0.00

922,973.43

Other Remittance Amounts

Prepayment Charge
Other Amounts Required
Total Other Remittance

0.00
0.00
0.00

Total Servicer Remittance 3,964,121.86
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Distributable Amounts

Principal Distribution Amount

Principal Remittance Amount
Extra Principal Distribution Amount
Less: OC Reduction
Principal Distribution Amount

922,973.43
0.00

614.28
922,359.15

Interest Funds

Interest Remittance
Less:  Trustee Fee
Interest Funds

3,041,148.43
4,127.86

3,037,020.57

Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Investment Income
Certificate Net Swap Proceeds Allocable to the Trust
Supplemental Loan Deposit
Capitalized Interest Account
Carryover Reserve Fund Initial Deposit
Class P Principal Reserve Fund Initial Deposit
Other Amounts
Total Available

3,964,121.86
0.00
0.00
0.00
0.00
0.00
0.00
0.00

3,964,121.86

Distribution Payments

Trustee Fee
Certificate Net Swap Payment
Class Payments
Total Payments

4,127.86
0.00

3,959,994.00
3,964,121.86



101 Barclay St., 4 West
New York, NY 10286

Officer: Michelle Penson
212-815-3087

Associate: Steven Chrysanthis
212-815-8318

CWALT, INC
Alternative Loan Trust 2006-OC9

Mortgage Pass-Through Certificates, Series 2006-OC9

Page 8

Trust Accounts

Distribution Account

Beginning Balance
Deposit
Withdrawal
Ending Balance

0.00
3,964,121.86
3,964,121.86

0.00

Carryover Reserve Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

1,000.00
0.00
0.00

1,000.00

For Details on the NRC Payment, see Interest Detail, page 3

Certificate Swap Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
0.00
0.00
0.00

Class P Principal Reserve Account

Beginning Balance
Deposit
Withdrawal
Ending Balance

100.00
0.00
0.00

100.00
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Certificate Swap Contract Details

Floating Rate Receipt
Fixed Rate Payment

826,192.32
674,945.37

Net Swap Payment Paid
Net Swap Payment Received
Net Swap Payment Received allocated to Trust

0.00
151,246.95

0.00

Swap Termination Fee
Seniors Libor Classes Current Interest and Interest Carry Forward Amounts
Subordinate Current Interest and Interest Carry Forward Amounts
Extra Principal Distribution to meet OD Deficiency
Net Carryover Amounts Paid
Senior Classes Unpaid Loss Amounts
Subordinate Classes Unpaid Loss Amounts
Total

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Swap Amounts received but not allocated to the Trust are remitted to CHL

Net Rate Carryover Details

Net Rate Cap Details

Libor Rate
Net Rate Cap

5.32000%
16.55409%

 Class Current Period Amount Amount Paid Ending Amount

A-1
A-2A
A-2B
A-3
M1
M2
M3
M4
M5
M6
M7
M8

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Credit Enhancements

Overcollateralization Details

OC Prior
OC Floor
OC Target
OC Deficiency
OC Reduction
OC Ending

3,853,283.90
1,926,334.84
3,852,669.69

0.00
614.28

3,852,669.69

Excess Cashflow
Extra PDA

2,037,092.62
0.00

Trigger Events

Trigger Event
Step-Down Date

NO
NO
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Subordination

Credit Support

Class A
Class A Percentage

Class M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class M3
Class M3 Percentage

Class M4
Class M4 Percentage

Class M5
Class M5 Percentage

Class M6
Class M6 Percentage

Class M7
Class M7 Percentage

Class M8
Class M8 Percentage

  Original Current

512,955,200.00
93.857042%

7,430,000.00
1.359491%

6,880,000.00
1.258855%

4,403,000.00
0.805631%

3,302,000.00
0.604177%

2,752,000.00
0.503542%

3,027,000.00
0.553860%

3,027,000.00
0.553860%

2,752,000.00
0.503542%

512,032,840.85
93.846657%

7,430,000.00
1.361789%

6,880,000.00
1.260984%

4,403,000.00
0.806993%

3,302,000.00
0.605199%

2,752,000.00
0.504393%

3,027,000.00
0.554796%

3,027,000.00
0.554796%

2,752,000.00
0.504393%
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Prepayment Loan Details

Prepayment Penalties 0.00

Loan ID Balance Paid Off Date Penalty State Rate Seasoning Type

Group I
145702862
151268257
997008667

316,000.00
469,150.00

29,771.06

10/16/06
10/18/06

000000

0.00
0.00
0.00

CA
FL

N/A

7.375
7.125
5.884

2
2
1

Paid in Full
Paid in Full
Paid in Full
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Stratification Tables

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
0
4

22
48
72

123
111
145
131
137
111
112

97
66
67
79
60
44
38
34
38
32
25
19
11
23

7
6
3
4
4

13
48

0.000
0.000
0.231
1.269
2.768
4.152
7.093
6.401
8.362
7.555
7.901
6.401
6.459
5.594
3.806
3.864
4.556
3.460
2.537
2.191
1.961
2.191
1.845
1.442
1.096
0.634
1.326
0.404
0.346
0.173
0.231
0.231
0.750
2.768

0.00
0.00

173,671.54
1,411,151.57
4,237,556.21
8,216,347.02

17,007,403.04
17,984,162.22
27,380,553.09
28,121,827.08
32,725,867.13
28,927,941.91
32,358,378.92
30,402,861.63
22,257,235.84
24,163,789.95
30,804,044.70
24,864,030.50
19,280,483.51
17,606,224.98
16,649,836.19
19,470,214.01
17,228,878.62
14,041,021.21
11,193,523.04

6,762,690.48
14,790,158.22

4,624,760.00
4,155,350.00
2,138,275.00
2,970,999.50
3,054,520.00

10,328,723.67
54,125,929.76

0.000
0.000
0.032
0.257
0.771
1.495
3.095
3.273
4.983
5.118
5.956
5.265
5.889
5.533
4.051
4.398
5.606
4.525
3.509
3.204
3.030
3.544
3.136
2.555
2.037
1.231
2.692
0.842
0.756
0.389
0.541
0.556
1.880
9.851

Wgt Ave / Total: 1734 100.000 549,458,410.54 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0

-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5

3
7

59
304
688
422

0.173
0.404
3.403

17.532
39.677
24.337

590,462.36
2,460,647.84

21,840,425.48
111,620,875.57
214,978,424.73
128,608,221.04

0.107
0.448
3.975

20.315
39.126
23.406
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-

8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

178
57
14

2
0
0
0
0
0
0
0

10.265
3.287
0.807
0.115
0.000
0.000
0.000
0.000
0.000
0.000
0.000

51,344,852.72
14,650,588.90

2,837,886.72
526,025.18

0.00
0.00
0.00
0.00
0.00
0.00
0.00

9.345
2.666
0.516
0.096
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1734 100.000 549,458,410.54 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA

WA
CO

Others

641
130

79
36
74
49

725

36.967
7.497
4.556
2.076
4.268
2.826

41.811

270,674,300.19
34,047,133.10
18,827,802.91
12,048,377.39
18,671,803.76
10,610,605.24

184,578,387.95

49.262
6.196
3.427
2.193
3.398
1.931

33.593

Wgt Ave / Total: 1734 100.000 549,458,410.54 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

1696
38

0.000
0.000
0.000

97.809
2.191

0.00
0.00
0.00

538,073,659.99
11,384,750.55

0.000
0.000
0.000

97.928
2.072

Wgt Ave / Total: 1734 100.000 549,458,410.54 100.000


